A note on the Hodges-Lehmann estimator.
The Hodges-Lehmann estimator was originally developed as a non-parametric estimator of a shift parameter. As it is widely used in statistical applications, the question is investigated what it is estimating if the shift model does not hold. It is shown that for data whose distributions are symmetric about their median the Hodges-Lehmann estimator based on the Wilcoxon Rank Sum test estimates the difference between the medians of the distributions. This result does generally not hold if the symmetry assumption is violated.